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"Asymptotic Inference for Performance Fees and the Predictability of Asset Returns," with Giorgio 
Valente, Journal of Business & Economic Statistics, 2018, Vol. 36, No. 3, pp. 426-437. 
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Statistics, June 2009, Vol. 71, No. 3, pp. 303-329.  
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Review, First Quarter 2021, Vol. 103, No. 1, pp. 1-44.  
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"Real-Time Forecast Averaging with ALFRED," Federal Reserve Bank of St. Louis Review, 
January/February 2011, Vol. 93, No. 1, pp. 49-66.  
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"Consistent Testing for Structural Change at The Ends of The Sample," Advances in Econometrics, 
2012, No. 30, pp. 133-169. 
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